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ABSTRAK 
Penelitian ini bertujuan untuk menguji adanya pengaruh inflasi, suku 
bunga, harga emas dunia, nilai tukar rupiah, volume perdagangan, dan harga 
minyak dunia terhadap indeks harga saham Jakarta Islamic Index tahun 2013-
2017. Pemilihan sampel ini berdasarkan metode sensus sampling yaitu seluruh 
populasi penelitian menjadi bagian dari sampel. Sampel yang digunakan 
berjumlah 60 indeks JII dari tahun 2013-2017. Teknik analisis yang digunakan 
yaitu analisis regresi linier berganda. Hasil penelitian menunjukkan bahwa inflasi 
dan suku bunga berpengaruh negatif terhadap indeks JII. Hasil penelitian harga 
emas dunia, nilai tukar rupiah, volume perdagangan, dan harga minyak dunia 
tidak berpengaruh terhadap indeks JII. 
Kata Kunci : Inflasi, Suku Bunga, Harga Emas Dunia, Nilai Tukar Rupiah, 
Volume Perdagangan dan Harga minyak Dunia. 
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ABSTRACT 
 
 This study aims to examine the influence of inflation, interest rates, 
world gold prices, rupiah exchange rate, trading volume, and world oil prices on 
the Jakarta Islamic Index stock price index for 2013-2017. The selection of this 
sample is based on the sampling census method, which is that the entire study 
population is part of the sample. The sample used amounted to 60 JII indices from 
2013-2017. The analysis technique used is multiple linear regression analysis. 
The results showed that inflation and interest rates negatively affected the JII 
index. The results of research on world gold prices, the rupiah exchange rate, 
trade volume, and world oil prices have no effect on the JII index. 
 
Keywords: Inflation, Interest Rates, World Gold Prices, Rupiah Exchange 
Rates, Trade Volume and World Oil Prices. 
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